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BUY : EURX DAX INDEX : Mar 01 



Bid Size V . Bid, Ask A*k Size .Last ^ Last Size Change 
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Comments f This is for Y>& Client! 
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Order Details 



Ask 



Prew Close 




Figure 4A 




Figure 5 



ESS EEs 



I Exchange I Synibol Derivs? Expiration 



^ : Sell 12 @ 625.3.0 {Created: 02/01 /2001 H'40:14j : :> bggjf 
^^ \$422 @ 6253,0 {Created 02/01/200? 1^3^^ 





Figure 5A 



New Orders 
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SJ^I ew Buy 1 1 00 @6500 00 00 N EW FTSE 100 : Dec 00 
~ew Buy 227.00 @9970'000 LIF L ONG GILT : D ec 0 0 spit" 
iwJSell 305. 00 @94.7B00 LIF 3M EURIBGR T "Sep~ 01 sf 
pew Buy 550T00 @94.8300~ LIF 3 M EURIBOR : Se p 01 sfr 
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Executions 1 


J£||pabie Popup? ^ ^ ; . . . ' " 1 . 






^T^fcuv 5 NEW FTSE 100 : Dec 00 @6000.0000 A/C:6666 gaffig 10/: 
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Figure 7 




Figure 8 
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Figure 9 
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F2 



:i EURO 
LIF MSCI PANEU 
LIFE-BLOC 100 
LIF EUROSTARS 
LIF EURO BUND 
r?FEURO BTP 
LIFE-TOP 100 
UFFE EUR0YEN 
LIF E-TOP 300 
LIF ETP 300-UK 



NEW FTSE 100 Dec 00 
NEW FTSE 100 Mar 01 
NEW FTSE 100 Jun01 

LIF TMARK100 
FT-SE 250 IDX 
LIF 5*177% GLT 
LIF LONG GILT 
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Figure 10 



